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Value at Risk as a risk measurement tool App.1 Our Portfolio
Company Weight(13.05.13)
#Stocks
(Weight * 10.000)
adidas AG 2,3966% 23.966
Allianz SE 7,3075% 73.075
BASF SE 9,9067% 99.067
BAYER AG 9,3305% 93.305
Beiersdorf AG 0,9936% 9.936
BMW AG 3,2323% 32.323
Commerzbank AG 0,7555% 7.555
Continental AG 1,3915% 13.915
Daimler AG 6,5169% 65.169
Deutsche Bank AG 4,5355% 45.355
Deutsche Börse AG 1,3775% 13.775
Deutsche Lufthansa AG 1,0676% 10.676
Deutsche Post AG 2,4116% 24.116
Deutsche Telekom AG 3,6226% 36.226
E.ON SE 3,5797% 35.797
Fresenius Medical Care AG & Co.
KGaA
1,5666%
15.666
Fresenius SE & Co. KGaA 1,7683% 17.683
HeidelbergCement AG 1,1477% 11.477
Henkel AG & Co. KGaA 1,8176% 18.176
Infineon Technologies AG 1,0193% 10.193
K+S AG 0,9297% 9.297
LANXESS AG 0,7471% 7.471
Linde AG 3,8687% 38.687
Merck KGaA 1,0452% 10.452
Munich RE AG 3,4173% 34.173
RWE AG 2,0032% 20.032
SAP AG 8,4080% 84.080
Siemens AG 9,5099% 95.099
ThyssenKrupp AG 1,0165% 10.165
Volkswagen AG 3,3092% 33.092
Sum: 99,9999% 999.999
Source:
http://dax-indices.com/MediaLibrary/Document/WeightingFiles/05/DAX_ICR.20130513.xls
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